The authors wish to make the following corrections to this paper \[[@B1-sensors-20-01162]\]:

On page 6 of the paper \[[@B1-sensors-20-01162]\], the calculation of the drift increment covariance has an error, where the transpose should be on the second bracket instead of the first. The equation should be:$${\mathcal{Q}_{\mathsf{\delta}} = \mathbb{E}{\lbrack{\left( {\mathbf{K}_{1}\mathsf{\Delta}\mathbf{z} - \mu_{\mathsf{\delta}}} \right)\left( {\mathbf{K}_{1}\mathsf{\Delta}\mathbf{z} - \mu_{\mathsf{\delta}}} \right)^{T}}\rbrack}}{= \mathbb{E}{\lbrack{\mathbf{K}_{1}\mathsf{\Delta}\mathbf{z}\mathsf{\Delta}\mathbf{z}^{T}\mathbf{K}_{1} - 2\mu_{\mathsf{\delta}}\mathbf{K}_{1}\mathsf{\Delta}\mathbf{z}^{T} + \mu_{\mathsf{\delta}}\mu_{\mathsf{\delta}}^{T}}\rbrack}}{= \mathbb{E}{\lbrack{\mathbf{K}_{1}\mathsf{\Delta}\mathbf{z}\mathsf{\Delta}\mathbf{z}^{T}\mathbf{K}_{1}}\rbrack} - \mu_{\mathsf{\delta}}\mu_{\mathsf{\delta}}^{T}}$$

This error propagated to several equations in the paper, as follows:

Equation (16) on page 6 of the paper \[[@B1-sensors-20-01162]\], will be:$$\mathcal{Q}_{\delta_{k}} = \mathbb{E}{\lbrack{\mathbf{K}_{1}\mathsf{\Delta}\mathbf{z}\mathsf{\Delta}\mathbf{z}^{T}\mathbf{K}_{1}}\rbrack}$$ and Equation (17) becomes:$$\sum_{\delta_{k}} = \sum_{\delta_{k - 1}} + \mathcal{Q}_{\delta_{k}}$$

Equation (26) changes to: $${\hat{\mathcal{Q}}}_{\mathsf{\delta}_{k}} = \mathbb{E}\lbrack{\mathbf{K}_{1}\mathsf{\Delta}{\hat{\mathbf{z}}}_{\mathsf{\delta}_{k}}\mathsf{\Delta}{\hat{\mathbf{z}}}_{\mathsf{\delta}_{k}}^{T}\mathbf{K}_{1}}\rbrack\frac{1}{q}\sum\limits_{i = 0}^{q}{\hat{\mathbf{K}}}_{i}\mathsf{\Delta}{\hat{\mathbf{z}}}_{\delta_{k}}\mathsf{\Delta}{\hat{\mathbf{z}}}_{\delta_{k}}^{T}{\hat{\mathbf{K}}}_{i}$$

Equation (27) in paper \[[@B1-sensors-20-01162]\] is removed, Equation (28) in paper \[[@B1-sensors-20-01162]\] becomes Equation (27) and, finally, Equation (30) is changed to:$${\hat{\mathcal{Q}}}_{\delta_{k}} = \sum\limits_{i = 0}^{2m}W_{i}^{(m)}{\hat{\mathbf{K}}}_{i}\mathsf{\Delta}{\hat{\mathbf{z}}}_{\delta_{k}}\mathsf{\Delta}{\hat{\mathbf{z}}}_{\delta_{k}}^{T}{\hat{\mathbf{K}}}_{i}$$

Note that the two equations were corrected as follows in step 8 of Algorithm 1:$${\hat{\mathcal{Q}}}_{\mathsf{\delta}_{k}} = \frac{1}{q}\sum\limits_{i = 0}^{q}{\hat{\mathbf{K}}}_{i}\mathsf{\Delta}{\hat{\mathbf{z}}}_{\delta_{k}}\mathsf{\Delta}{\hat{\mathbf{z}}}_{\delta_{k}}^{T}{\hat{\mathbf{K}}}_{i}$$ $${\hat{\sum}}_{\mathsf{\delta}_{k}} = {\hat{\sum}}_{\mathsf{\delta}_{k - 1}} + \mathbf{W}{\hat{\mathcal{Q}}}_{\mathsf{\delta}_{k}}$$

The authors would like to apologize for any inconvenience caused to the readers by these changes and would like to mention that the algorithm was developed and tested properly and the mentioned error in the paper is due to a typo.
